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r l/I PiedmontNatural Gas

May 16, 2011

Ms. Jocelyn Boyd
Chief Clerk and Administrator

Public Service Commission of South Carolina

101 Executive Center Drive, Suite 100

Columbia, South Carolina 29210

Re: Docket No. 2001-410-G.

Dear Ms. Boyd:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end March 31,
2011.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Furr

Manager-Regulatory Reporting
704-731-4560

Jenny. Furr@Piedmontng.com

Enclosures

C: ORS

4720 Piedmont Row Drive • Charlotte, NC 282]0

piedmontng.com

Natural Gas

May 16, 2011

Ms. Jocelyn Boyd
Chief Clerk and Administrator
Public Service Commission of South Carolina
101 Executive Center Drive, Suite 100
Columbia, South Carolina 29210

Re: Docket No. 2001-410-G.

Dear Ms. Boyd:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end March 31,
2011.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Furr
Manager-Regulatory Reporting
704-731-4560
Jenny. Furr Piedmontng.corn

Enclosures

C: ORS

Irg(1 oe timoit kon „'»:" (;Iso Iotte,ti(1 66 10

piedmontng.corn



0

i
0

0

0
! i 0

0
0

0

0
' 0

0
0
0

o_
0

' 0
0
0

0

o_
0

' 0
0
0

0

0
' 0

0
0

0

(N
O

f-
O
(..)

n-
o
c-
(II

>,

c-

6_
"O
(_
i-
(D
09

o

E

0

CV Ot

O OO IA
O

N
UO

O O
O IA
O CO
dd IOO

o coO
O

CD CD O OO OOOOO
I I

IA IA
Ol Ol

g
OOOO
O

0
CI
CI
CI
CI
Q

O OO O
O Oe
ID
dd
IA

CI

CI

O cpO ID ID O O
ID CD O O

NOO
IA IA
co ID
ta ID
IA IA

o~
Q
CI
Q
CI
CI

o~
CI
CI
to
CI
CI

Q
0
dl
O

CI

0

Q O OO O IA
O IO O
IA N Ol
dd O I

O
CD

0 O OO IA IA
O N 0
IA e CU

I
ID0

Q O 0O 0 IA
O IA OO IA ol

O NO IO
O 'cl

N

O No o)
O

N

O NO
O

N

CO

CO
p
N
tp

CI

cX)
O

N
CO

to
N

O O
cp O O

O O
co

N
ID

NQQ
IO IO 0 O

I O OO O
co coO O

N Al 0 Q
ml co o o
IU ol O Ota ID

dd
to ID

0

CI
Q
CI
CI

o~
CIQ
CI
Q
Q

~o

CI
CI
CI
CI

~ooQ
CI
CI
CI

o~0

CI
C!
CI
CI

0
CI
CI
CI
CI
CI

CI

0o
dl

13

td

6
OU
C
6l
IUz
O
ta

~E
mtd

CL ol
E E0 a
O O
Ol C
m '6I

&3 pVe
td Z

Z 0
C0 IU

E e
IU dl
0 o

Oi

O

o0

0
cd

e O '0
0 I c

p m
m
ld

Kl e tl
ct C e
C ~ to'c D c.c c o'0 K-
e UUD
Ia UI

IU

E
E e
E

0
dl IU

a tz
C C

g ol
td

co

o X'-IU m
'Ol 5 'o
KU mZ
0O E ..~

a IU 1U c0 c 0e 0 gea- tda
IU

E

E
IU

a.
C
g Ol

IU
CL dl
Q IL

dl
E
dl

6
«7

a IL

0c e
2Ol

td
2 Ia

0

oa
IU

E0
Z 4-

13eg e olc a e

e a.
IL

0
tll
IU
ol
td
IU

0c
E0

m
IU

m
dl

C 13
dl

dl dl0
IU O

m
dl00
m
ttl IU
ta tz

C
m o

E0

edl
Eo
ul dd

IA
e

0
e0
C ol
td C

Ultd
ta I-

dl
lo0
td

IU

IU

dl dlo'0 C
dl0 Ill

tm U

IU

e
O
dl
'0

cj o0
dl ld
td
ta 0
N dl
em O

OI
CO IU
ta e
IU

C0
E
e

0
dl0
dl
tll
ta

C0
E
dl

0
e

0

dl

dl

C

IU

0
dl

tll

0



Piedmont Natural Gas

Reconciliation of ADM statement to SC Hedging Activity and Recon
March-11

(2)

79

15.50

1,224.50

22 A

9 A
8 A

8 A
8 A

12 A
12 A

}" of A's
Commission and Fees rate

Total Commission and Fees (Expenditures)

(2)

(1)

43,241.00

14,989.50

13,084.00
13,484.00

13,324.00

19,386.00

22,026.00
139,534.50

1,224.50

138,310.00

B

B
B

B
B

B

B

}- of B's
Less: Fees (Expenditures)

Option Premium

D
D

D
D

D

D
D

Activity

Debits

43,241.00

14,989.50
13,084.00

13,484.00
13,324.00

19,386.00

22,026.00

in Account

Credits

43,241.00 c

96,293.50 c
38,160.00 c

5,920.00 c
D 263.50

D 43,816.50

_ of D's 183,614.50 183,614.50 F of C's

(3)

183,614.50 T of C's

(183,614.50) T of D's
P&L and Cash Activity per ADM statement
Reverse ADM accrued 2/11

ADM accrual in 3/11

P&L and Cash Activity

(5)

9 E

8 E

17 :[ of E's
15.50 Commission and Fees rate

263.50 Total Fees (Receipts)

(4)

(5)

(44,080.OO)
263.50

(43,816.50)

Proceeds from positions (Receipts)

Total Fees (Receipts)

Futures P&L per ADM statement

(6) Interest from ADM

Piedmont Natural Gas
Reconciliation of ADM statement to SC Hedging Activity and Recon

March-11

22
9
8
8
8

12
12
79

15.50
1,224. 50

A

A

A

A

A

A

A

2 of A'

Commission and Fees rate
Total Commission and Fees (Expenditures)

(E)

0)

43,241 00
14,989. 50
13,064 00
13,484.00
13,324 00
19,386 00
22,026. 00

139,534.50
1,224.50

138,310.00

8
8
6
6
6
6
8

Z or 8's

Less. Fees (Expenditures)
Option Premium

Z of 0's

Activi in Account
Debits Credits

43,241.00
14,989.50
13,084.00
13,484.00
13,324.00
19,386.00
22,026.00

43,241.00
96,293. 50
38,160.00
5,920.00

263.50
43,816.50

183,614.50 183,614.50 2 of C's

183,614.50 7 oi C's

z
P&L and Cash Activity per ADM statement
Reverse ADM accrued 2/11
ADM accrual in 3/11

P& L and Cash Activity

17
15.50

263.50

E

E

7 of E's

Commission and Fees rate
Total Fees (Receipts)

(4)

(s)

(44,080.00)
263.50

(43,81 6. 50)

Proceeds from positions (Receipts)
Total Fees (Receipts)
Futures P&L per ADM statement

(8) Interest from ADM



ADM

ADM INVESTOR SERVICES, INC,

Chicago Board of 'Trade Building

141 W. Jackson Blvd. • Suite 1600A

Chicag_._, Hlinios 60604-3190

M©NI HLY COMMODI |Y SfAI EMi[[N I

STATEMENT DATE: MAR 31, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU _L%VE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

* * * * * * * * * * YOUR ACTIVITY THIS MONTH * * * * * * * * * * * * * *

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

3/01/1 22 CALL MAR 12 NYM NAT GAS E 6000 C NET PREM US 43,241.00

3/02/1 9 CALL ,.TUN ii NYM NAT GAS E 4200 C NET PREM US 14,989.50

3/02/1 8 CALL JUL ii NYM NAT GAS E 4450 C NET PREM US 13,084.00

3/02/1 8 CALL AUG Ii NYM NAT GAS E 4600 C NET PREM US 13,484.00

3/02/1 8 CALL SEP II NYM NAT GAS E 4800 C NET PREM US 13,324.00

3/02/1 12 CALL OCT II NYM NAT GAS E 5100 C NET PREM US 19,386.00

3/02/1 12 CALL MAR 12 NYM NAT GAS E 6000 C NET PREM US 22,026.00

3/02/1 WIRE TRANSFER REC WIREREC US

WIRE TRANSFER RECEIVED

43,241.00

3/03/1 WIRE TRANSFER REC WIREREC US 96,293.50

WIRE TRANSFER RECEIVED

3/28/1 9 CALL APR ii NYM NAT GAS E 3950 C EXER/ASSN US .00

3/28/1 8 CALL APR ii NYM NAT GAS E 4300 C EXER/ASSN US .00

3/29/1 26 CALL APR Ii NYM NAT GAS E 6200 C EXPIRE US .00

3/29/1 EXER 9 NGJ EURPN @3950 ADJUSTMENT US 38,160.00

07NG 00000

3/29/1 EXER 8 NGJ EURPN @4300 ADJUSTMENT US 5,920.00

07NG 00000

3/29/1 COM DR 17 LNJ OPT EXER ADJUSTMENT US 263.50

07NG 00000

3/30/1 WTRF OUT CASH

* * * * * * * * * * * * * * * * PO S I T I ONS IN YOUR ACCOUNT

2/25/1 9 CALL MAY Ii NYM NAT GAS E 4100 C .1580

9* OPTION MARKET VALUE .3456

26,010.00 LIM EXPIRE 4/26/11

AVERAGE LONG: .15800

LAST TRADE DATE: 4/26/11

US 43,816.50

US 31,104.00

31,104.00"

3/02/1 9 CALL JUN Ii NYM NAT GAS E 4200 C .1650 US 34,704.00

9* OPTION MARKET VALUE .3856 34,704.00*

23,220.00 LIM EXPIRE 5/25/11

AVERAGE LONG: .16500

LAST TRADE DATE: 5/25/11

10/25/0 8 CALL MAY ii NYM NAT GAS E 4350 C .2475 US 14,888.00

8* OPTION MARKET VALUE .1861 14,888.00"

3,120.00 LIM EXPIRE 4/26/11

AVERAGE LONG: .24750

LAST TRADE DATE: 4/26/11

3/02/1 8 CALL JUL II NYM NAT GAS E 4450 C .1620 US 27,872.00

8* OPTION MARKET VALUE .3484 27,872.00*

6,640.00 LIM EXPIRE 6/27/11

AVERAGE LONG: .16200

ADM INVESTOR.L_TT__._Ta...SERVICES'INC. a whollyowned61.1,1]11subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJh-Gq-IoNS-n'aTvT_DqArELY. yOrjI_AIEURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONt_

CORRECi ED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECF At1[) RATIFIED.

RETAINF:O'_IAX F!ECOF,_DS SLJBiECFTO TER!._SANDCOt'4Di1K)NSON REVERSESiDE ( ODI:.DSYMBOt.SARE EXPLAI_'_E[!0% REVER:_l. SI(,

? ADAYI IXiVES I OR S FRVIOFS, IIYIC.I''hic.iso Board lit I'radc l3»ilihn
IVI ty Iicl Yon It(cd ~ Si»ti ih(!(IA

ADM Chica 'o (flin(os f&(t()(! I 3(o(l

MC»IH v' l fYMOI;HY slrlf lri Nl

STATEMENT DATEr NAR 31, 2011

ACCOUNT NUMSRRr 121 X206S

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC'WEALTH'MANAGEMENT
(704!264-2767

PIEDMONT NATURAL GAS Co
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO SOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE To RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADNZS CUSTONER SERVICE AT
1/800/654-0461 or 312/242-7200.

* * * * * * * * Y 0 U R A C T I V I T Y T H I 8 N 0 N T H

DATB LONG/BUY SHRT/SELL DESCRIPTION BX PRICE/LEGND CC DEBIT CREDIT

3/01/I 22 CALL MAR 12 NYM NAT GAS E 6000 C NET PREM Ua 43,241.DD

3/02/1
3/02/1
3/02/1
3/02/I
3/02/I
3/02/I
3/02/1

9
8
8
8

12
12

CALL
CALL
CALL
CALL
C&LLL

CALL
WIRE
WIRE

JUN 11 NYN NAT QAS
JUL 11 NYM NAT GAS
AVQ 11 NYM IUIT GAS
SSP 11 NYM NAT GAS
ocT 11 NYM NaT Qaa
MaR 12 NYM NaT Qas
TRANSPER REC
TRANSFER RECEIVED

E 4200
E 4450
B 4600
S 4800
E 5100
8 6000

NRT PREM
NET PREM
NBT PRBM
NET PREW
NET PREM
NET PREM

WIREREC

US
Ua
Ua
Va
Ua
Us
Ua

14,989.50
13,084.00
13,484.00
13,324.00
19,386.00
22,026.00

43,241.0D

3/03/1

3/28/1
3/28/1

3/29/I
3/29/I
3/29/1

3/29/1

3/30/I

26

WIRE TRANSPBR REC
WIRE TRANSFER RECEIVED

CALL APR 11 NYM NAT GAS E 3950 C
CALL APR 11 NYM NAT GAS E 4300 C

CALL APR 11 NYN NAT GAS S 6200 C
EXER 9 NQJ BURPN 83950
07NG 00000
BXER 8 NGJ BURPN 04300
07NG 00000
COM DR 17 LNJ OPT EXER
07NQ 00000

WTRF OUT

WZRERBC US

EXRR/ASSN US
SXER/ASSN US

EXPZRE US
ADJUSTMENT US

ADJUBTMENT US

ADJVSTMENT U6

CASH US

263.50

43,816.50

96,293.50

.00

.00

.00
38. 160. 00

5,920.00

* * * * * * * * * * P 0 S I T I 0 N S I N Y 0 U R ACCOUNT
2/25/1

3/02/I

9
9*

9
9*

CALL MAY 11 NYM NAT GAS E 4100 C
OPTION MARKET VALUE

26.010.00 LIM EXPIRE 4/26/11
AVERAGE LONG: .15800

LAST TRADE DATE: 4/26/11

CALL JUN 11 NYN NAT GAS E 4200 C
OPTION MARKET VALUE

23,220.00 LZM EXPIRE 5/25/11
AVERAGE LONG: . 165DD

LAST TRADE DATEr 5/25/11

.1580 Us

.3456

. 1650 Ua

.3856

31, 104. 00
31, 104. DD*

34,704.00
34,704.00*

10/25/0 8
8"

CALL NAY 11 NYM NAT QAS E 4350 C .2475 Ua
OPTION MARKET VALVE .1861

3,12D.DD LIM EXPIRB 4/26/11
AVSRAGB LONG) .24750

LAST TRADE DATE: 4/26/11

14,888.00
14,888.00*

27,872.DD
27 872.00*

3/02/I 1620 Ua
3484

PLEASE RliPOR ANY
CC&fifrti. 1EI) Wl'

af'ALL
JUL 11 NYN NAT QAS E 4450 C
OPTION MARKET VALUE

6, 640. 00 LIN EXPIRE 6/27/11
AVERAGE LONG: .16200

AOM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Dar iels Midland Company.
O'FF RENCES OR OUIMKNo 3%Ir BIAPL~I YOI/IPF/IFLIRE TO IMMEOIATELY EXERCISE YOUR RIGHT TO HAVE OIFFERENCES OR Oa IEC ION'I

f&EFMLI& YclUR AGREEI/ENT THAT Ti,ls RTATEMEIJT IF CORIIECTANI) RAIIFIEO



ADM

ADM INVESTOR SERVICES, INC.

Chicago Board of Trade Building
1411W. Jackson Bird * Suite 1600A

Chicago, lllinios 60604-3190

MONTHLY COMMODI'IY STATEMENr

PAGE

STATEMENT DATE: MAR 31, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

3/02/1 8 CALL AUG ii NYM NAT GAS E 4600 C .1670 US 27,688.00

8* OPTION MARKET VALUE .3461 27,688.00*

EXPIRE 7/26/11

AVERAGE LONG: .16700

LAST TRADE DATE: 7/26/11

10/27/0 i0 CALL JUN ii NYM NAT GAS E 4700 C .2380 US 14,770.00

i0" OPTION MARKET VALUE .1477 14,770.00"

EXPIRE 5/25/11

AVERAGE LONG_ .23800

LAST TRADE DATE: 5/25/11

10/29/0 9 CALL JUN ii NYM NAT GAS E 4750 C .2350 US 11,934.00

9* OPTION MARKET VALUE .1326 11,934.00"

EXPIRE 5/25/11

AVERAGE LONG: .23500

LAST TRADE DATE: 5/25/11

10/25/0 8 CALL JUL ii NYM NAT GAS E 4750 C .2400 US 17,696.00

8* OPTION MARKET VALUE .2212 17,696.00"

EXPIRE 6/27/11

AVERAGE LONG: .24000

LAST TRADE DATE: 6/27/11

3/02/1 8 CALL SEP ii NYM NAT GAS E 4800 C .1650 US 25,800.00

8* OPTION MARKET VALUE .3225 25,800.00*

EXPIRE 8/26/11

AVERAGE LONG: .16500

LAST TRADE DATE: 8/26/11

9/28/0 9 CALL MAY ii NYM NAT GAS E 4900 C .2500 US 2,592.00

9* OPTION MARKET VALUE .0288 2,592.00*

EXPIRE 4/26/11

AVERAGE LONG: .25000

LAST TRADE DATE: 4/26/11

10/25/0 8 CALL AUG II NYM NAT GAS E 4950 C .2450 US 17,536.00

8* OPTION MARKET VALUE .2192 17,536.00"

EXPIRE 7/26/11

AVERAGE LONG: .24500

LAST TRADE DATE: 7/26/11

3/02/1 12 CALL OCT Ii NYM NAT GAS E 5100 C .1600 US 35,568.00

12" OPTION MARKET VALUE .2964 35,568.00*

EXPIRE 9/27/11

AVERAGE LONG: .16000

LAST TRADE DATE: 9/27/11

ADM INVESTOR SERVICES, INC, a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

CORREC1ED WILL BE DEEMED Y©UR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED,

RETAINIO!_ IAX RFGQqDS SUi;JECT [O TEn'MSAND CONDlllONS ON REVERSESIDE CODED SYMBOtSARE EYPLAINEDON !_E\'Et_E SIDE

? ADM INVESTOR SERVICES, INC.
Chi& ISO Bnard of frado Buiidm.;
4i:.F k. H 6 .» IMNL

AD M CITIC igli, ilhniv~ (I(lA()4-3 I GI'I

MONTH 7 DOI IIJODNY STAT EMENI

PAGE 2

STATEMENT DATE: MAR 31, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMSBRi 121 X121

INTRODUCED BY: RSC WEALTH MANAGEMENT
(704)264-2767

PIBDMONT NATURAL GAS Co
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
Po BOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVE ANY QUBSTIONS OR IS6UBS
RBGARDZNG YOUR STATEMENT THAT YOU
ARB UNASLS TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMZS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE

3/02/1

LONG/SUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC

8
8

.1670 US

. 3461
CILLL AUG 11 NYM NAT GAS E 4600 C

OPTION MARKET VALUE
EXPIRE 7/26/11

AVERAGE LONG: .16700

LAST TRADE DATEr 7/26/11

DEBIT CREDIT

27,688.00
27,688.00*

10/27/0 10
10*

CALL JUN 11 NYN MILT GAS E 4700 C
OPTION MARKBT VALUE

EXPIRE 5/25/11
AVERAGE LONGr .23800

.2380 US

. 1477
14,770.00
14,770.00*

10/29/0

10/25/0

3/02/1

9/28/0

9
9*

8
8*

8
8*

9
9*

LAST TRADE DATE: 5/25/11

CALL JUN 11 NYW NAT GILS E 4750 C
OPTION MARKET VALUE

EXPIRE 5/25/11
AVERAGE LONG: .23500

LAST TRADE DATE: 5/25/11

CALL JUL 11 NYM NAT GAS E 4750 C
OPTION MARKET VALUE

EXPIRE 6/27/11
AVERAGE LONG: .24000

LAST TRADE DATE: 6/27/11

CALL SEP 11 NYM NAT GAS E 4800 C
OPTION MARKET VALUE

EXPIRE 8/26/11
AVERAGB LONG: .16500

LAST TRADB DATE: 8/26/11

CALL WILY 11 NYM NAT GAS S 4900 C
OPTION MARKBT VALUE

EXPIRE 4/26/11
AVERAGE LONG: .25000

.2350 US

.1326

.2400 US

.2212

. 1650 US

.3225

.2500 US

.0288

11,934.00
11,934,00*

17,696.00
17,696.00*

25,800.00
25,800.00*

2,592.00
2,592.00*

10/25/0 8
8*

LILST TRADE DATE: 4/26/11

CALL AUG 11 NYN NAT GAS B 4950 C
OPTION MARKBT VALUE

EXPIRE 7/26/11
AVERAGE LONG: .24S00

.2450 US

.2192
17,536.00
17,536.00

3/02/1 12
12*

LAST TRADE DATE: 7/26/11

CALL OCT 11 NYM NAT GAS E 5100 C
OPTION MARKET VALUB

EXPIRE 9/27/11
AVERAGE LONG: . 16000

.1600 US

.2964
35,568.00
35,568.00*

LAST TRADE DATE: 9/27/11

AOM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
Pl EASE REPORT ANY DIFFERENCES OR DD.IEDTIDNS IMIAEDIATELY YDDR FAILIJRE TD IMMEDIATELY EXERcfSE YOUR RIGHT TD HAVE DIFFERENCES OR DB,IECTIDNS
T I,itirECI ED iVILL BL DEEIAED YOUR AGREEVIENT THAT THIS STATE(I'ENT IS CORRECT AND RATIFIED
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STATEMENT DATE: MAR 31, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

2/02/1 7 CALL JUL ii NYM NAT GAS E 5150 C .1840 US 8,029.00

7* OPTION MARKET VALUE .1147 8,029.00*

EXPIRE 6/27/11

AVERAGE LONG: .18400

LAST TRADE DATE: 6/27/11

2/02/1 7 CALL AUG ii NYM NAT GAS E 5300 C .1840 US 9,422.00

7* OPTION MARKET VALUE .1346 9,422.00*

EXPIRE 7/26/11

AVERAGE LONG: .18400

LAST TRADE DATE: 7/26/11

10/27/0 9 CALL SEP ii NYM NAT GAS E 5350 C .2380 US 15,255.00

9* OPTION MARKET VALUE .1695 15,255.00"

EXPIRE 8/26/11

AVERAGE LONG: .23800

LAST TRADE DATEz 8/26/11

2/02/1 8 CALL SEP Ii NYM NAT GAS E 5500 C .1840 US 11,368.00

8* OPTION MARKET VALUE .1421 11,368.00"

EXPIRE 8/26/11

AVERAGE LONG: .18400

LAST TRADE DATE: 8/26/11

10/18/0 12 CALL OCT II NYM NAT GAS E 5500 C .2650 US 23,712.00

12" OPTION MARKET VALUE .1976 23,712.00"

EXPIRE 9/27/11

AVERAGE LONG: .26500

LAST TRADE DATE: 9/27/11

11/17/0 i0 CALL NOV ii NYM NAT GAS E 5600 C .2550 US 21,080.00

I0- OPTION MARKET VALUE .2108 21,080.00"

EXPIRE 10/26/11

AVERAGE LONG: .25500

LAST TRADE DATE: 10/26/11

2/15/1 13 CALL JAN 12 NYM NAT GAS E 5650 C .2350 US 42,835.00

13- OPTION MARKET VALUE .3295 42,835.00*

EXPIRE 12/27/11

AVERAGE LONG: .23500

LAST TRADE DATE: 12/27/11

10/29/0 40 CALL NOV ii NYM NAT GAS E 5700 C .2850 US 76,000.00

40* OPTION MARKET VALUE .1900 76,000.00*

EXPIRE 10/26/11

AVERAGE LONG: .28500

LAST TRADE DATE: 10/26/11

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

CORREC]ED WILL BE DEEMED YOUR AGREEMENT ]HAT THIS STATEMENT IS CORRECT AND RATIFIED.
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STATEMENT DATBi NAR 31, 2011

ACCOUNT NUMBERr 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC.WEALTH.MANAGEMENT
i704)264-2767

PIEDMONT NATURAL GAS Co
SOUTH CAROLINA ACCOUNT
ATTN Roe THCRNTUN
Po BOX 33068
CHARLOTTE Nc 28233-3060

IF YOU HAVE ANY OUBSTIONS OR ISSUES
RBGARDING YOUR STATEMENT THAT YOU
ARE UNABLS To RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMBR SBRVZCB AT
1/800/654-0461 or 312/242-7200.

DATE

2/02/1

LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC

7
7*

,1840 US
. 1147

CALL JUL 11 NYM NAT GAS E 5150 C
OPTION MARKET VALUE

EXPIRE 6/27/11
AVERAGE LONG: .18400

ORBIT CREDIT

8,029.00
8,029.00

2/02/1 7
7

LAST TRADE DZLTE i 6/27/11

carr. ave 11 NYN NAT Qas E sroo c
OPTZON BARRET VALUE

BXPZRB 7/26/11
AVERAGE LONG: .18400

.1S40 Us

.1346
9,422.00
9,422.00

10/27/0 9
9

LasT TRADE oaTEi

CALL SBP ll NYM NAT GAS E 5350 C
OPTION MARKET VALUE

EXPIRE 8/26/11
AVERAGE LONG: .23800

.2380 US

.1695
15,255.00
15,255.00*

2/02/1 8
8*

LAST TRADE DATE: 8/26/11

CALL SEP 11 NYM NAT GAS E 5500 C
OPTZON MARKET VALUE

EXPIRE 8/26/11
AVERAGE LOMGr . 18400

.1840 US

. 1421
11,368.00
11,368.00*

10/18/0 12
12*

LAST TRADE DATBr 8/26/11

carr. ocT 11 HYM NAT Gas E ssoo C
OPTION MARKET VALUE

EXPIRE 9/27/11
AVERAGE LONQr .26500

.2650 US

. 1976
23, 712. 00
23,712.00*

11/17/0 10
10

LAST TRADE DATBi 9/27/11

CALL NOV 11 NYM NAT GAS E 5600 C
OPTION MARKST VALUB

EXPIRE 10/26/11
AVERAGE LONG: ,25500

.2550 US

.2108
21.080.00
21,080.00*

2/15/1 13
13*

LAST TRADS DATE: 10/26/11

CALL JAN 12 NYM NAT GAS E 5650 C
OPTION NARKBT VALUE

EXPIRE 12/27/11
AVERAGE LONG: .23500

.2350 US

.3295
42,835.00
42,835.00

10/29/0 40
4Or

LAST TRADB DATEr 12/27/11

CALL NOV 11 NYM NAT GAS E 5700 C
OPTION MARKET VALUE

EXPIRE 10/26/11
AVERAGE LONG: .28500

.2850 Us

.1900
76,000.00
76.000.00

LAST TRADB DATBi 10/26/11

Archer Daniels Midland Company.
XERCIFE YOUR RIGHT TO HAY- DIFoERENr-ES OR III, IFC IONS

ADM INVESTOR SERVICES, INC. a Yrhoity ov ned subsidiary of the
PLEA E R POR" ANY DIFFERENCES OR OBJECrIONS IMYIEDIATELY YOUR FAILURE TO IMMEDIATELY E

CORPECI ED GILL BE DEEI'AEtf YOUP Ar;RsefiEN1 1HAT TI-,IS STATEtIENT IS CORRECT AND '1AT'FIED
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ADM INVESTOR SERVICES, INC.

Chicago Board of Trade Building
141 W. Jackson Blvd. • Suite 1600A

Chicago, Illinios 60604-3190
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STATEMENT DATE: MAR 31, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

2/15/1 15 CALL FEB 12 NYM NAT GAS E 5700 C .2400 US 50,145.00

15- OPTION MARKET VALUE .3343 50,145.00-

EXPIRE 1/26/12

AVERAGE LONGz .24000

LAST TRADE DATE: 1/26/12

8/26/0 7 CALL JUL Ii NYM NAT GAS E 5900 C .1850 US 2,170.00

7* OPTION MARKET VALUE .0310 2,170.00-

EXPIRE 6/27/11

AVERAGE LONG: .18500

LAST TRADE DATE: 6/27/11

8/31/0 8 CALL SEP ii NYM NAT GAS E 5900 C .2750 US 7,072.00

8* OPTION MARKET VALUE .0884 7,072.00*
EXPIRE 8/26/11

AVERAGE LONG: .27500

LAST. TRADE DATE: 8/26/11

9/30/0 12 CALL OCT II NYM NAT GAS E 5900 C .2400 US 15,780.00

12" OPTION MARKET VALUE .1315 15,780.00-

EXPIRE 9/27/11

AVERAGE LONG: .24000

LAST TRADE DATE: 9/27/11

12/02/0 35 CALL DEC ii NYM NAT GAS E 5900 C .3050 US 71,820.00

35* OPTION MARKET VALUE .2052 71,820.00-
EXPIRE 11/25/11

AVERAGE LONG: .30500

LAST TRADE DATE: 11/25/11

8/31/0 7 CALL AUG II NYM NAT GAS E 5950 C .2200 US 3,675.00

7* OPTION MARKET VALUE .0525 3,675.00-

EXPIRE 7/26/11

AVERAGE LONG: .22000

LAST TRADE DATE: 7/26/11

2/02/1 12 CALL OCT ii NYM NAT GAS E 5950 C .1700 US 15,000.00

12- OPTION MARKET VALUE .1250 15,000.00-

EXPIRE 9/27/11

AVERAGE LONG: .17000

LAST TRADE DATE: 9/27/11

3/01/1 22 CALL MAR 12 NYM NAT GAS E 6000 C .1950 US 58,168.00

3/02/1 12 CALL MAR 12 NYM NAT GAS E 6000 C .1820 US 31,728.00

34* OPTION MARKET VALUE .2644 89,896.00*

EXPIRE 2/24/12

AVERAGE LONG: .19041

LAST TRADE DATE: 2/24/12

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECTAND RATIFIED.
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STATEMENT DATE: MAR 31, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC WFJILTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS Co
SOUTH CAROLZNA ACCOUNT
ATTN ROB THORNTON
Po SOX 33068
CHARLOTTB NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARS UNABLE To RESOLVE WITH YOUR BROKBR,
PLEASE CONTACT ADNIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

2/15/1

LONG/BUY SHRT/SBLL DESCRIPTION BX PRICE/LBGND CC DEBIT

15
15

.2400 US
,3343

CALL PBB 12 NYM NAT QAS B 5700 C
OPTZON MARKET VALUE

EXPZRR 1/26/12
AVBRAGH LONG: .24000

IJIST TRADE DATBl I/26/12

CREDIT

50. 145 . 00
50, 145. 00*

8/26/0

8/31/0

7
7*

8
8*

CALL JUL 11 NYM NAT GAS E 5900 C
OPTION MARKET VALUE

EXPIRE 6/27/11
AVERAGE LONGl . 18500

LAST TRADE DATEl 6/27/11

CALL SEP 11 NYM NAT GAS E 5900 C
OPTION MARKET VALUS

EXPIRE 8/26/11
AVERAGE LONG: .27500

. IS50 US

.0310

.2750 US

.0884

2,170.00
2, 170. 00

7,072.00
7,072.00*

9/30/0

12/02/0

12
12*

35
35"

LAST TRADE DATE: 8/26/11

C)1LL OCT 11 NYM NAT GAS B 5900 C
OPTION MARKET VALUE

BXPIRE 9/27/11
AVERAGE LONG: .24000

LAST TRADE DATSl 9/27/11

CALL DEC 11 NYM NAT QAS E 5900 C
OPTION MARKET VALUE

EXPZRB 11/25/11
AVERAGE LONG: .30500

.2400 US

.1315

.3050 US

.2052

15,780.00
15,780.00*

71,820.00
71. 820. 00*

8/31/0 7
7

LAST TRADB DATE: 11/25/11

CALL AUQ 11 NYM NAT GAS B 5950 C
OPTION MARKBT VALUE

EXPIRE 7/26/11
AVERAGE LONG: .22000

.2200 US

.0525
3,675.00
3.675.00

2/02/1 12
12*

LAST TRADE DATBi 7/26/11

CALL OCT 11 NYM NAT GAS E 5950 C
OPTION MARKET VALUE

EXPIRE 9/27/11
AVBRAGB LONG: . 17000

.1700 US

.1250
15.000.00
15,000.00*

3/01/I
3/02/1

22
12
34*

LAST TRADE DATE: 9/27/11

CALL MAR 12 NYM NAT GAS E 6000 C
CALL MAR 12 NYM NAT QAS E 6000 C

OPTION NARKBT VALUE
EXPIRE 2/24/12

AVERAGB LONG: . 19041

.1950 US

.1820 US

.2644

58,168.00
31,728.00
89,896.00*

LAST TRADE DATE: 2/24/12
ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Dariels Midland Company.

PLEASE RFPOR l'NY D'FFrRENC S OR OUJEC IONS IMMEDIATELY, YOUR F/)LURE TO I)1'JEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENC S OR OOJEC io'IS
ContfFCTEO 7 i,L r,E nEEMED YOun ncnEErlENT TRAT Tnis STATEMENT ia COP~ED) nND RATIFIED.

. ff'' I lfrrf 'till .'Y Dl'Orf OH'ff S: ff. f ,f' f Nfrf,fff fr Illllfo 1;if'll '". ill'
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STATEMENT DATE: MAR 31, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

4/30/0 17 CALL MAY ii NYM NAT GAS E 6100 C .3400 US 17.00

17" OPTION MARKET VALUE .0001 17.00"

EXPIRE 4/26/11

AVERAGE LONG: .34000

LAST TRADE DATE: 4/26/11

1/04/1 13 CALL OCT 11 NYM NAT GAS E 6200 C .1900 US 12,636.00

13" OPTION MARKET VALUE .0972 12,636.00"

EXPIRE 9/27/11

AVERAGE LONG: .19000

LAST TRADE DATE: 9/27/11

9/22/0 8 CALL SEP II NYM NAT GAS E 6250 C .1650 US 4,672.00

8* OPTION MARKET VALUE .0584 4,672.00*

EXPIRE 8/26/11

AVERAGE LONG: .1650_

LAST TRADE DATE: 8/26/11

1/03/1 24 CALL JAN 12 NYM NAT GAS E 6300 C .3200 US 43,680.00

24* OPTION MARKET VALUE .1820 43,680.00*

EXPIRE 12/27/11

AVERAGE LONG: .32000

LAST TRADE DATE: 12/27/11

1/31/1 29 CALL FEB 12 NYM NAT GAS E 6350 C .2050 US 56,086.00

29* OPTION MARKET VALUE .1934 56,086.00*

EXPIRE 1/26/12

AVERAGE LONG: .20500

LAST TRADE DATE: 1/26/12

7/30/0 8 CALL AUG ii NYM NAT GAS E 6750 C .2400 US 1,368.00

8* OPTION MARKET VALUE .0171 1,368.00"

EXPIRE 7/26/11

AVERAGE LONG: .24000

LAST TRADE DATE: 7/26/11

6/01/0 18 CALL JUN ii NYM NAT GAS E 6900 C .2050 US 162.00

18" OPTION MARKET VALUE .0009 162.00"

EXPIRE 5/25/11

AVERAGE LONG: .20500

LAST TRADE DATE: 5/25/11

7/01/0 8 CALL _ ii NYM NAT GAS E 7000 C .2450 US 512.00

8* OPTION MARKET VALUE .0064 512.00"

EXPIRE 6/27/11

AVERAGE LONG: .24500

LAST TRADE DATE: 6/27/11

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company,
PLEASE REPORT .ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.
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STATENENT DATE; MAR 31, 2011

ACCOUIIT NUMBER: 121 X2068

SALESMAN NUMBER; 121 X121

INTRODUCED BY: RSC ~ WEALTH ~ MANAGEMENT
t704)264-2767

PIEDMONT NATURAL GAS Co
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO SOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUSS
REGARDING YOUR STATEMENT THAT YOU
ARS UNASLB To RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 oz 312/242-7200.

DATE

4/30/0

LONG/BUY SHRT/SELL DESCRIPTION BX PRICE/LEGND CC

17
17*

.3400 US

. 0001
CALL MAY 11 NYM NAT GAS S 6100 C

OPTION MARKET VALUE
EXPIRE 4/26/11

AVERAGE LONGi .34000

DEBIT CRBDIT

17. 00
17. 00*

I/04/1

9/22/0

13
13*

8
8*

LAST TRADE DATE: 4/26/11

CALL OCT 11 NYM NAT GAS E 6200 C
OPTION MARKBT VALUE

EXPIRE 9/27/11
AVERAGE LONG: .19000

LAST TRADE DATE: 9/27/11

CALL SEP 11 NYN NAT GAS E 6250 C
OPTION MARKET VALUE

EXPIRE 8/26/11
AVERAGE LONG: . 1650ll

.1900 US

.0972

. 1650 UB

.0584

12,636.00
12,636.00*

4,672.00
4.672.00

1/03/I 24
24*

LAST TRADE DATE: 8/26/11

CALL JAN 12 NYN NAT GAS E 6300 C
OPTION MARKET VALUE

EXPIRE 12/27/11
AVERAGE LONG: .32000

.3200 US

. 1820
43,680.00
43,680.00*

1/31/1

7/30/0

29
29

8
8

LAST TRADE DATE: 12/27/11

CALL FEB 12 NYM NAT GAS E 6350 C
OPTION MARKET VALUE

EXPIRE 1/26/12
AVERAGE LONG: .20500

LAST TRADE DATE: 1/26/12

CALL AUG 11 NYN NAT GAS B 6750 C
OPTION NARKBT VALUE

EXPIRE 7/26/11
AVERAGE LONG: .24000

.2050 US

.1934

.2400 US

.0171

56,086.00
56,086.00

1,368.00
1,368.00

6/01/0 18
18

LAST TRADE DATE: 7/26/11

CALL JUN 11 NYM NAT GAS E 6900 C
OPTION MARKET VALUE

BXPIRE 5/25/11
AVERAGE LONG: .20500

.2050 US

.0009
162. 00
162.00*

7/01/0 8
8*

LAST TRADE DATE: 5/25/11

CALL JUL 11 NYM NAT GAS E 7000 C
OPTION MARKET VALUE

EXPIRB 6/27/11
AVERAGE LONG: .24500

.2450 Us

.0064
512. 00
512.00*

LAST TRADE DATE: 6/27/11

ADIVI INVESTOR SERVICES, INC. a wholly owned subsidiary of the
PLEASE REPOR ANY DIFFERENCES OR ODSEC IONS IttfirfEDIATELY YOUR FAILURE TG IMYIEDIATELY F

Cofil"ECIED VII I fIF I'tE MED YOUITACIREEtlENT TRATTI IS STATEMENT IS CORRI.CI AI,D RATIFIED.

Archer Daniels Midland Company.
XERCISE YOLi, RIGrlT TU IIA'/5 DIFFEFIENCES OP OD.IECTIO'I ~
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ADM INVESTOR SERVICES, INC.

Chicago Board ot 'lrade Building

]41 W. Jackson Bird, ° Suite 1600A

Chicago, [llinios 60604-3190
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STATEMENT DATE: MAR 31, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

i. BEGINNING ACCT BALANCE

2. P&L AND CASH ACTIVITY

3. ENDING ACCT BALANCE

4. NET FUTURES P&L

5. NET OPTION PREMIUM

8. OPTIONS MARKET VALUE

9. ACCT VALUE AT MARKET

ii. CONVERTED ACCT VALUE US

*** SEG USD ***

.00

.00

.00

43,816.50

139,534.50-

844,544.00

844,544.00

844,544.00

*** CURRENT MONTH *** *** YEAR-TO-DATE ***

FUTURES P&L US 43,816.50 43,816.50

OPTION PREMIUM US 139,534.50- 457,357.50-

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLE#SE REPORT .ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY, YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

CC)F{RECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AI'JD RATIFIED.

f_i: A!bi f ,'_!_ A:'t i_i C(hi_("S SLJB,JEC:r [(3 ]ERMS AND COt'_DIT_(')N'>ONREVERSE SIDE CODEDSYMBOl SARE EXPLAINEDON R_VI[JR_3__lfl)_"

? ADM 11IIVESTOR SERVICES, fXI:.
Chi& 0 &i Rn,ird nt Ir,id& Buildin„

131 tV 1&cits&in Iflvd ~ .'&uiti lhiti)A

AD M 1

I&ice 

"ii, llhnios 6(thftd-T IQO

IACV I-I Y COI,IIVIODIIY SIATI. &ft:Ni
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STATEMENT DATE: MAR 31. 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBBR& 121 X121

ZNTRODUCBD BY: RBC.WEALTH. MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN Roa THORNTON
Po SOX 33068
CHARLOTTE NC 28233-3060

ZF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMBNT THAT YOU
ARE UNABLE To RBSOLVR WITH YOUR BROKBR,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

1. BEGINNING AccT BALANCE
2. PTL AND CASH ACTIVITY
3. ENDING ACCT BALANCE
4. NET FUTURES PAL
5. NET OPTION PREMIUM
8. OPTIONS MARKET VALUE

*** SEG USD
.00
.00
.00

43,816.50
139,534.50-
844,544.00

9. ACCT VALUE AT MARKET
11. CONVERTED ACCT VALUE US

844,544.00
844,544.00

** CURRENT MONTH * *** YEAR-TO-DATE **

FUTURES P&L
OPTION PRBMIUM

Ua
Ua

43, 816. 50
139.534.50-

43. 816. 50
457.357.50-

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midlanc Company.
PLFASE REPOR ANY DIFFERENCES OR OBIECTIONS IMNEDIATFLY YOLIR FAfLURE To ltf IEDIATEI Y EXERCISE YOL&R RICHT TO HAVE DIFFERENCES OR OB/ECTIONS
Crit&Dr,t t D wILL BE DEEIIED YOIIR AniREENIEN T THAT THIS STATEt IENT IS r ORREC I At'in f&ATIFI D.



South Carolina

Pedod

Closed Positions - May-2002/April-2003 Review

Closed Positions - May-2003/April-2004 Review

Closed Positions - May-2004/April-2005 Review

Closed Positions - May-2005/April-2006 Review

Closed Positions - May-2006/April-2007 Review

Closed Positions - May-2007/April-2008 Review

Closed Positions - May-2008/April-2009 Review

Closed Positions - May-2009/April-2010 Review

Closed Positions - May-2010/April-2011 Review

Total Closed Positions Review Periods

Open Positions Total

Closed/Open Postion TOTALS

Report as of 313112011 Close

Original Purchase
Cost/Proceeds

$949,450

$1,065,640

Realized Value

$2,424,27O

Net Value Realized

Gain or (Loss)

$1,474,82C

$400,810 ($664,830

$851,680 $795,290 ($56,390

$2,463,690 $4,925,500 $2,461,810

$3,369,220 ($1,385,730) ($4,754,950)

$2,908,42C $1,159,981 ($1,748,439)

$3,446,03(] ($6,147,835 ($9,593,865)

$3,599,735 ($12,587,530) ($16,187,265)

$2,240,760

$20,894,625

$1,092,280

($3,938,546)

($14,353,790)

$844,544

($13,509,246)$21,986,905

($6,179,306

($35,248,415

($247,736_

($35,496,151

Period

South Carolina

Report as of 3/31/2011 Close

Original Purchase
Cost/Proceeds Realized Value Net Value Realized

Gain or (Loss)

Closed Positions - Ma -2002/A ril-2003 Review

Closed Positions — Ma -2003/A nl-2004 Review

Closed Positions - Ma -2004/A ril-2005 Review

Closed Positions - Ma -2005/A nl-2006 Review

$949,450

$1,065,640

$851,680

$2,463,690

$2,424,270

$400,810

$795,290

$4,925,500

$1,474,820

($664,830)

($56,390)

Closed Positions - Ma -2006/A ril-2007 Review $3,369,220 ($1,385,730)

$2,461,81

($4,754,950)

Closed Positions — Ma -2007/A nl-2008 Review $2,908,420 $1,159,981 ($1,748,439)

Closed Positions — Ma -2008/A dil-2009 Review

Closed Positions - Ma -2009/A ril-2010 Review

Closed Positions - May-2010/April-2011 Review

Total Closed Positions Review Periods

Open Positions Total

Closed/Open Postion TOTALS

$3,446,030 ($6,147,835)

$3,599,735 ($ 12,587,530)

$2,240,760 ($3,938,546)

$20,894,62 ($ 14,353,790)

$ 1,092,280 $844,544

$21,986,905 ($13,509,246)

($9,593,865)

($16, 1 87,265)

($6,179,306)

($35,248,41 5)

($247,736)

($35,496,151)



Period Tool Counter Original

party Trade Date

Ma)'-IC Call NYMEX 7/2812008

May-l( Put NYMEX 712812008

May-lC Call (Sold NYMEX 712812008

May-lC Call NYMEX 8/1112008

May-l( Put NYMEX 811112008

May-lC Call NYMEX 91412008

May-lC Put NYMEX 91412008

May-lC Call NYMEX 9/5/2008

May-lC Put NYMEX 9/5/2008

May-lC Call NYMEX 10/14/2008

May-lC Call ISold) NYMEX 1011412008

May-lC Call NYMEX 1013012008

May-l( Call (Sold) NYMEX 10/30/2008

May-10 FUTURES NYMEX 4/27/2010

May-10 FUTURES NYMEX 4/27/2010

May-10 FUTURES NYMEX 4/27/2010

May-10 FUTURES NYMEX 412712010

Jun-10 Call NYMEX 7/28/2008

Jun-10 Put NYMEX 7/28/2008

Jun-10 Call(Sold) NYMEX 712812008

Jun-10 Call NYMEX 8/11/2008

Jun-10 Put NYMEX 8/11/2008

Jun-10 Call NYMEX 9/4/2008

Jun-10 Put NYMEX 9/4/2008

Jun-10 Call NYMEX 9/5/2008

Jun-10 Put NYMEX 91512008

Jun-10 Call NYMEX 1011412008

Jun-10 Call (Sold) NYMEX 1011412008

Jun-lO Call NYMEX 10/30/2008,

Jun-lO Call (Sold) NYMEX 10/30/200_

Jun-10 FUTURES NYMEX 51251201(

Jun-10 FUTURES NYMEX 5/25/201(

Jun-10 FUTURES NYMEX 5/25/201(

Jun-lO FUTURES NYMEX 51251201(

Jul-10 Call NYMEX 8111200_

Jul-10 Put NYMEX 8111200(

Jul-10 Call (Sold) NYMEX 8/1/200_
Jul-10 Call NYMEX 8/11/200_

Jul-10 Put NYMEX 8/111200_

Jul-10 Call NYMEX 9/4/200_

Jul-10 Put NYMEX 9/4/200_

Jul-10= Call NYMEX 9/51200E

Jul-l( Put NYMEX 9151200£

Jul-l( Call NYMEX 101141200£

Jul-l(Call(Sold) NYMEX 101141200£

Jul-l( FUTURES NYMEX 6/25/201C

Jul*l( FUTURES NYMEX 6/25/201C

Jul-l( FUTURES NYMEX 6/25/201C

Jul-l( FUTURES NYMEX 6/251201C

Aug-l( Call NYMEX 81112008

Aug-l( Put NYMEX 81112008

Aug-l( Call (Sold) NYMEX 81112008

Aug-l( (.all NYMEX 8120/2008

Aug-lC Put NYMEX 812012008

Aug-lC Call (Sold) NYMEX 812012008

Aug-lC Call NYMEX 91412008

Aug-l( Put NYMEX 91412008

Aug-l( Call NYMEX 91512008

Aug-lC Put NYMEX 91512008

Aug-lC Call NYMEX 1012212008

Aug-lC Put NYMEX 1012212008

Aug-lC Call (Sold NYMEX 1012212008

Aug-lC FUTURES NYMEX 7/27/2010

Au_-l(; FUTURES NYMEX 712712010

Aug-10 FUTURES NYMEX 7/2712010

Aug-10 FUTURES NYMEX 7/27/2010

Aug-10 FUTURES NYMEX 712712010

Sep-10 Call NYMEX 8/29/2008

Sep-10 Put NYMEX 8/29/2008

Sep-10 Put NYMEX 8/29/2008

Sap-10 Call (Sold) NYMEX 812912008

Sap-10 Call NYMEX 9/5/2008

Sap-10 Call NYMEX 1012012008

Sap-10 Put NYMEX 1012012008

Sep-10 Call (Sold) NYMEX 10/20/2008

Sep-10 FUTURES NYMEX 8117/2010

Sep-10 FUTURES NYMEX 8/26/2010

Sop-10 FUTURES NYMEX 8/26/2010

Oct-10 Call NYMEX 9/2912008

Oct-10 Put NYMEX 9/2912008

Oct.10 Call ISold) NYMEX 912912008;

Oct-10 Call NYMEX 10/7120081

Oct-10 Put NYMEX 10171200(

Oct-10 Call NYMEX 101201200(

Oct-10 Call (Sold I NYMEX 101201200(
Oct-10 FUTURES NYMEX 91271201(

Oct-10 FUTURES NYMEX 9/27/201(

Nov-10 Call NYMEX 11/3/200(

Nov-10 Call (Sold) NYMEX 11/3/200_

South Carolina May-20101April-2011 Review

Report as of 313112011 Close

MMBtus
Strike/Fixed

Purchased Per
Pdce

Month

60,000 $9.1(

60,000 $6.8(

60tO00 $16.0(

80,000 $9,3_

60_000 $7.0(

60,000 $9,1_

60,000 $6.5(

60,000 $9,1_

60,000 $6.5(

190,000 $9.2_

190,000 $13.2_

180,000 $10.2_

180,000 $13.2_

60,000 $0.0(

60,000 $0.0C

60,000 $0,0C

60,000 $0.0C

70,000 $9.2_

70,000 $6.8C

70,000 $160(

60,000 $9.4C

60,000 $7.0C

70,000 $9.5C

70,00( $6.5C

60,00( $9.48

60,00( $6.5C

200,00( $9,38

200,00C $13,0(;

200,00( $10.00

200,00( $13.00

70_00( $0.00

60,00( $0.00

70_00C $0.00

60,00C $0.00

50,00C $9.80

50,00C $7.00

50,00C $15.00

60_00£ $9.65

60,00C $7.00

50,00C $9.50

50TOO( $6.50

60,00C $9.50

60,00C $6.50

160_00C $9.40

160_00C $13.00

50,00(; $0.00

60r00_ $0.00

50T000 $0.00

60,000 $0.00

601000 $9.90

60,000 $7.00

60,000 $15.00

50,000 $9.10

50,000 $7.00

50,000 $14.80

60,000 $10.001

60p000 $6.5(

50,000 $9.9_

50,000 $6.5(

170_000 $8.9(

170,000 $6.0(

170,000 $140(

60,000 $0.0(

50,000 $00(

60_000 $0.0(

50,000 $0.0(

170,000 $0.0(

1201000 $9.3(

40,000 $7.0C

80,000 $7.0C

120_000 $16,0(

110,000 $12,8C

180,000 $8.5C

180T000 $5.6£

180,000 $13.95

80,000! $0.0C

40,O0( $0.0C

180_00( $0.0C

170_00( $9,0C

170,00( $6,5C

170r00( $18.0C

180r00( $10.0C

180,00( $60(;

260,00( $11.50

260,00( $15.00

170,00( $0.00

180,00( $0.00

300TOO( $12.25

300,00( $16.00

Trade I

Purchase Purchase Expiration Expiration Realized Net Value Realized
Price Cost/Proceeds Date Price Value Gain or (Lose) Fees

$1.009C $60,54C 4/27/201C $0.000 $( ($60,540' 93.0

($0.3400' ($20,4001 4/27/201( $0.000 $( $20,40C 93.0

($0.1400' ($8r400_ 4/271201C $0.000 $( $8,40C 93.0

$0.820C $49_20C 4/27/201C $0.000 $( ($49,200'_ 93.0

($0,3000' ($18_0001 4/27/201C $0.000 $( $18p00C 93.0,

$0.660C $39,600 41271201£ $0.000 $( ($39,6001 93.0,

($0.1500' 459,0001 41271201(; $0.000 $C $9,00C 93,0,

$0.660C $39,600 4/27/201C $0.000 $C ($39r6001 93.0,

($0.15001 ($9,0001 4/27/201C $0.000 $C $9,00(; 93.01

$0.530C $100p700 4/27/201C $0.000 $C ($100p7001 294.51

($0.0800', ($15,200 4/27/201C $0.000 $C $15r200 294,5_

$0,410c $73,800 4/27/201C $0.000 $c ($73T800 279.01

($0,140£ ($25,200) 4/27/201(; $0,000 $C $25_200 279,0_

$4.216C $0 4/271201(] $0.000 ($155,040; ($155,0401 186.0_

$4.2188 $0 412712010 $0.000 ($167,040'_ ($187,0401 188.0_

$4.216C $0 412712010 $0.000 ($137_040'_ ($137_040) 186.0_

$4,216(; $0 412712010 $0.000 ($137,0401 ($137_040) 186.01

$1.0090 $70_630 5/25/201_ $0.000 $C 4570,630) 108.51

450.34001 ($23,800) 512512010 $0.00( $C $23r800 108.5_

($0.1400 ($9,800) 5/25/2010 $0.00( $(; $9_800 108.5_

$0.8250 $49_500 512512010 $0.00( $(; ($49_500) 93.0l

450.30001 ($18_000) 5/2512010 $0.00( $0 $18r000 93.01

$0.6600 $46_200 512512010 $0.00( $0 ($46_200) 108.5(

($0.1500) ($10_500) 512512010 $0.00( $0 $10r500 108.5(

$0.6600 $39,600 5/25/2010 $0.00( $0 ($39_600) 93.0(

($0.1500) ($9,000) 5/25/2010 $0.00( $0 $9,000 93.0(

$0.5300 $106_000 5/25/2010 $0.00( $0 ($108,000 310.0(

($0.0800) ($16,000) 5/25/2010 $0.00( $0 $16_000 310.0(

$0,4700 $94_000 5/25/2010 $0.00( $0 ($94_000) 310.0(

($0.1800) 1536,000) 5/25/2010 $0.00( $0 $36r000 310.0(

$4.0510 $0 5/25/2010 $0.00( ($192,430) ($192r430) 217.0(

$4.0510 $0 5/25/2010 $0.00C ($176,940) ($178_940) 186.0(

$4.0510 $0 512512010 $0.00C 45171,430) 45171,430) 217.0(

$4.0510 $0 5/25/2010 $0.00C ($146,940) 45148,940) 186.0(

$0.9900 $49_500 6/25/2010 $O,OOE $0 4549,500) 77.5(

($0.2700) ($13,500 6/25/2010 $0.00C $0 $13r500 77.5(

($0.2000) 4510,000 612512010 $0.00£ $0 $10,000 77.5(

$0.8550 $51r30( 612512010 $0.00C $0 ($51,300) 93.0(

450.3300) ($19_800 6/25/2010 $0.00C $0 $19_800, 93.0(

$0.6600 $33,00( 6/25/2010 $0.00C $0 ($33,000 77.5(

($0,1500) 457,500 6/2512010 $0,00C $0 $7r50( 77,5(

$0.6550 $39_30( 6/25/201( $0.00C $0 ($39_300 93.0(

($0.1500) ($9,0001 6/25/201( $0.00C $0 $9100( 93.0(

$0,5650 $90_40( 81251201( $0.00C $0 ($90r400 248.0(

($0.1000) ($18,0001 61251201( $0.000 $0 $16_00( 248.0(

$4.8610 $( 81251201( $0.000 ($106_950) ($106_9501 155.0(

$4.861( $( 81251201( $0.000 ($128_340) ($128,3401 186.0(

$4.861( $( 61251201( $0.000 ($81r950) ($81_950 155.0(

$4.881( $C 81251201( $0.000 ($981340) ($9813401 188.0(

$1.081( $64r86C 7/27/201( $0.000 $0 ($64_8601 93.0(

($0.2800 4516,8001 71271201( $0.000 $0 $16_80( 93.0(

450.2500 ($15_000' 71271201( $0.000 $0 $15,00( 93.0(

$1.070( $53_50C 71271201( $0.000 $0 ($53_5001 77.5(

($0.3500 ($17r500' ` 71271201( $0.000 $( $17_50( 77.5(

($0.2000 ($10,000', 71271201( $0.000 $( $10100( 77.5(

$0.660( $39_60C 7/27/201C $0.000 $( ($39_8001 93.0C

($0.1500 ($91000' _ 7/27/201C $0.000 $( $9100( 93.0C

$0.650( $32_50C 7/27/201C $0.000 $( ($32_500' 77.5(

($0.1500' ($7,500'_ 7/27/201C $0.000 $( $7_50C 77.5C

$0.770C $130_90C 7/27/201C $0.000 $C ($130r900' _ 263.5C

($0.3000' ($51,0001 7/27/201£ $0.000 $( $51,00C 263.5C

($0.1700' ($28,900_ 71271201£ $0.000 $( $28_90C 263.5C

$4.675C $C 7/27/201C $0.000 45139,5001 ($139_500'_ 188.0C

$4.675C $0 71271201£ $0.000 45116,250 ($118,2501 155.0£

$4675£ $0 7/27/201C $0.000 {$109,5001 ($109,500', 188.0(

$4.675C $(; 7/27/201C $0.000 ($91,2501 ($91,250', 155.0C

$4.675C $0 7/27/201C $0.000 45225,2501 ($225,250', 527.0C

$1,115( $133_800 8/26/201C $0,000 $( ($133,800', 186,0C

($0.40001 ($18,0001 8/26/201C $0.000 $( $16_00C 82,0C

($0.40001 ($32_0001 8/26/201C $0.000 $C $32_00C 124.0C

($0.20001 ($24,0001 8/28/201C $0.000 $C $24_00C 186.0C

$0.3400 $37,400 8/26/2010 $0.000 $C ($3714001 170.5(_

$09650 $173,700 8/26/2018 $0.000 $C ($173_7001 279.0C

($0.30001 ($54_000) 8/28/201(; $0.000 $C $54_000 279.00

($0.20001 ($38_000) 812812010 $0.000 $C $38_000 279.0(;

$3.8189 $0 8126/2010 $0.000 ($254,484' ($254_4841 248.00

$3._189 $0 812612010 $0.000 ($127_2421 ($127_2421 124.00

$3.8189 $0 812612010 $0.000 ($320_590', ($320r5901 558.00

$1.0400 $176,800 912712010 $0.000 $C ($176_800) 263,50

($0.30001 4551,000) 912712010 $0.000 $C $51_000 263,50

($0.2300) ($39_100) 9/27/2010 $0.000_ $C $39,100 263.50

$0.7000 $126_000 912712010 $0.00( $C ($126_0001 279.00

($0.2000) ($36,000) 9/2712010 $0.00( $C $36,000 279.00

$0.5100 $132_600 912712010 $0.00( $c ($132_800) 403.00

($0.2000) ($52,000) 912712010 $0.00( $C $52r000 403.00

$3.8000 $0 912712010 $0.00( ($459,0001 ($459r0001 527.00

$3.8000 $0 912712010 $0.00( 45398,0001 ($396_000) 558.00

$0.4800 $144,000 1012612010 $0.000( $(; ($144,000) 485.00

($0.1700) ($51,000) 1012612010 $0.00( $0 $51_000 465.00

Co nbr Orlol I

panf Trade Cabps d Tool

7/28/200
I/28/200
7/28I200

M* -10 0 YM
YMP tMs -10
YMMa -10 0 11 8 Id

8/I U200
8/I U200

YM0M -10
YMM -10 P I

9/4/ 00
9/ I 00
9/5/ 00

NYMM - 0 0
NYMP IMe - 0
NYM0 IIM - 0

9/5/ 00P I NYMM -10
NYM0 10I14I 00

1 ~I 4I 00
10I Oi 00

M - 0 0 I 6 Id NYM
Ma.o 0 I NY
Ma - 0 10/30/200CI 9 0 NYM

MEXFUTUR NY
FUTUR NY
FUTUR NY

4I27I201
4I27I201
4I27I201

Ma .ID
Ma -10
M -10 M

Ma -10 FUTUR NY 4I27I201
J n-10 0 I NY 7I28I200
Ju .10 P I NY 7I2$I2DO

TI26I2DO
6/IU200

J -10 Cell 6 Id NY

Jll I 10 Call NY

J n-10 P I NY BI I U200
J -10 0 11 NYME 9/4/2008

9/4/200
9/5/200
9I5I200

J -10 P t NYME
J -10 0 11 NYM
J .10 PUI NYM
J 10 Call NYM IQI14I200

IQI14I2008J .10 Cali 6 Id NYM
0 NYM 10/ 0/200

J .10 0 II Seto NYM 10/ OI2008
J -1D FUTURES NYM 5/ 5/2010

FUTURES NYM 5 I 2010
5/2010

5I2J n.lD
FUTURES NYMEX 5/2J -10
FUTURES NYMEX 5/25/2010J -10

8/1/200
BIU200
BIU2DO

J 1.10 0 II NYMEX
NYMEXJ ~ 1.10 P t

J 1-10 C II 8 Id NYMEX
J 110 Cell NYMEX BIIU200

P I NYMEX
NYMEX
NYMEX

BN 00
C II DO

P I 00
C 11 NYMEX 008
P t NYMEX

NYMEX
S Id NYMEX

008
0 I 10 00
0 IOI
FU URES NYMEX
FUTORES NYMEX

URES NYMEX
URES NYMEX

0 0
FUT 0 0
FUT 6/ 01

N YMEX BIII 00
A -10 NYMEX

NYMEX
NYMEX

8/U 00
A 10 I std IU2008
A -ID Cs BI20I 008
A -10 P t N YMEX 8/20/ 008
AU -ID Call Sold NYM X

NYM X

NYM X

5/20/2008
9/4/2008
9/4/2008

A -10 0 11

A 10 P
C DA -10 NYM X

NYM X

NYM X

9/5/ZDQS
9/5/2DOS

IDI22I2008
A -10 P I

A -10 Call
Au -10 I DI22/2008P I NYM X
A .10 0 11 6*d 10/22/2008

7/27/2010
I/27/2010

NYM X

NYM X

NYM X

A -10 FUTUR
A -10 FUTUR
A -10 FUTUR NYM X 7I27I201D
A .1 FUTUR NYM X

NYM X

N YMEX

I27/201D
I27I207

8/29/2008
A -10 FUTUR

c*a10
10 P t NYM X BI29I2008

* -ID P t NYM X
NYM X
NYM X

BI29I2DDB
SI29I2006
9/5/2NS

e -10 0 II Bid
e -10 Cell
e -10 Call NYM X IQI2 0/2

-10 P I NYM X

NYM X

NYM X

10/2 OI2 008
e .10 Call Sold l2 OI2 008

10 FUTURES l2010
10 FUTURES NYM X l2 l2 DID

a 10 FUTURES NYM X

NYM X

NYM X

l2 /2 Dl
Cct-10 C a I I l2 l200
Cct-10 P t /2 I200
Cct.lo 0 11 9 Id NYM X 9/29rico
Cct-10
Cct-10

Call NYM X

NYMEX
1onnooe

P I IQI7I2008
0110 Call NYMEX 10/20I20DB
Cct-I C II 9 Id NYMEX 10/20I20DS
Cct. I FUTURES NYMEX

N YMEX

9I27I2010
9I27I2010FUTURESCct-10

N -\0 C II NYMEX I U3I200
N .ID 0 1 6 Id NYMEX I U3I2008

So th CaroOna Mar-2010/April-2011 Robes
Rs rl as of SI31I2011 CI

MMSB/s
Pu h dP

Mo th

Pu Ib4
Pnco

P IIIc Its so
CIMSP/Dbada

Soles/FI od
Prbe

51 OD90 560 54060 00 9 10
$ 20 400$0 34006 8060 00

$8 400$0 14005 60060 000
$49 200$ 0 82 DOQ 3560 000

60 000 $ 18 000$0 30007 00
$39 60D$0615 60060 OOD

60 DOO

60 NO
$ 9 000$0 1500$6 50
$ 39 600$0 6600
59 000$ 015006 5060 000

190 000
190 000
180 DOO

$05300 $100 700
50 0600 51 5 20D

$ 02 $0 4100 $ 73 600
$25 20$ 0 1400$ 3 25180 000

60 000 000 $4216
60 000 00 $4 216
6D DN $4 21600
60 000 00 $4 216
7D 000 925 $1009 $70 8
70 000
70 000
60 000

6 80 $0 3400 $2 800
5 8005 600 $0 14DO

9 40 $ 0 8250 5 9 5DO

60 000 I DO $0 3000 $ 18 000
70 00 9 50 $ 0 6600 $46 20

$ 10 50070 00 6 50 $0 1500
60 000
60 000

9 40 $0 eeoo $ 39 600
6 50 50 1500 $9 000

$0 5300200 OQD

200 NO
200 000

9 35 5106 OOD

$ 300 500800 $ 16 000
594 0000 47DO

200 000 $ 300 8 0 1800 $36 000
70 000 ODD 40 10

ODD 40
000 4D

1060 000
70 ODD 10

$04 050 006D 000
$49 50050 000 98 0 99OD

$ 13 50D7 00 $0 270050 000
50 000 5 500 $0 2000 $ 10 OOD

60 000 50 8550 551 3009 65
60 000 7 00 $0 3300 $ 19 800
50 000 9 5D Soeeco $33 ODD

5D 000 50 $0 1500 $ 7 500
60 00 5D $ 0 6550 539 3D

60 00 50 $0 1500 W DOO

$9D 40160 00
160 000

SD 565040
00 $0 1000 $ 16 DOO

50 000 $0 00 $4 8610
40 00 $4 61060 000

50 000 $0 00 $4 610
0 000 0 00 $4 8610

$ 1 8100 000
60 NO 7 00 502 00 $ 16 800

$ 15 0000 000 5 00 $ 0 2 00
0 DOO 9 10 51 07DO $ 53 500
0 DOO 7 00 $ 0 3500 $ 17 500
0 000 4 80 SD 2DOO 510 000
OON 00 $0 6600 $ 39 600

$0 15WOON $9 000
0 000 $0 6500 $ 32 500

6 0 $015000 000 $7 500
170 000 $0 7700 8130 9008 0
17D ODD $51 ND8 D $030DO

~ 0 5 $28 900170 000 0 1700
60 00 0 0 4 6750

4 675050 00 D 00
60 000 0 00 4 6750

4 675050 DOO

170 DOO

120 000

0 00
0 00 4 6750

I 1150 $ 133 809 30
40 000 7 00 $0 4000 $ 16 000

7 00 $0 4000
6 00 $0 2000

60 000 $ 32 000
$24 000
$37 400

120 DOO

110 DOO 2 80 0 3400
0 9650 $ 173 700160 ODO 8 50

180 000
180 ON

5 60 $ 0 3DOO

3 95 $ 0 2000
$54 ODD

$30 ODD

80 DQQ 0 00 3 818
40 ON 0 00 3 18

180 000
170 000

3 818
1 0400 176 800

51 000170 000 5 $030N
17D OOD 00 $0 2300 39 100
I 8D 000 00 $0 7000 126 000

36 000
132 600

$6 OD 50 20DO160 00
$ 11 50 SD 5100260 00
$ 15 00 $0 2000 52 QQD260 00

$0$0 00 83 SDOO\70 000
180 OOD $ 3 SDOO$0 00

$ 12 25 50 4800 5144 000300 000
$ 16 00 $0 17011 $ 51 000300 OOD

T/ado I
E pit ties

tbta
E*pl lion

PIIW

0 NO4/2 12010
4/2 I2010 $0 000
4/2 /2010 0 000

0 0004/ l20 1 0
4/2 I 010 OON

0 0004 IQIQ
4 7/ 010
4I 7I 01

0 000
0 000
0 ODD~ I27I201

4I27/2010
4/27I2010

0 000
0 00

4/27I2DI0 0 000
0 004/ TI2010

4/2 7I2DIQ
7I2010
TI2010

0 00
4/2 0 000
4/2 0 000
4/27I2010 0 DO 0

l2 /2010 0 000
I2DI0 0 000

l2 /2010 0 000
l2 I2010 0 DOO

/2 l2010 0 000
I2 I201D
I2 I2010
/2 l201D
12 12010

0 DOO

0 000
0 ODO

0 000
S/25/2010
5I25I201

OON
00 0

5/ 5/201 00 0
I I201 00 0
I I2010 0 000

0 000I I2D10
I I2DI0 0 00

0 00I 1010
0 00I 1010

I l 010
I 5/ DIQ

0 000
00 D

I I D 00 D

I 0 0 000
I D 0 NO

I I 0 0 NO
I I 0 0 000
I I 0 0 W 000
I /20 0 000
I l20 0 DO

rf no 0 DO

I 0 ODN
no 0 OD

en l2010 0 OOD

I 010 0 000
7/ I 01 OON

I 01 0 000
I 01 0 000
IQD 0 000
/OD 0 000
/0 D 0 00
IODI 7 0 00
I 010 0 00

7/ I 010 0 000
7/ 7 010 0 ODD

I/ 7 10 0 ODD

7/ 10 0 OOD

7/ 0 OOD

7/ I 0 ND
7/ 7/ 0 000
7I 7/ 0 0
TI TI 0 0

I IQ0

0 000
0 WO
0 NO

I /200 0 000
Ij 00
l2 120 0
12 120 0

0 000
0 000
OON

/2 I 0 0 0 000
9/2 I 0 0

/2 I 0 0
n rfcto

0 000
OON
0 000

l2 l201 0 000
l26/201
I27I2DI
I27I2010

D OW
0 000
0 QOD

0 00I27/2010
I27I201D D 00
/2 7I201D

7I2010
0 00
0 00l2

l27I2010 0 00
0 00l2 TI2010

7I2010l2 0 000
6I2010 $0 DDODIQI2
6/2010 $0 00010I2

R Ihd
Va I ~

$ 155 04
467 040
5137 040
8137 040

$ 192 430
5176 940
$ 171 430
514S 940

51W 950
$ 128 340

$ 81 950
$ 98 340

$ 139 50D
$ 116 250
5109 50D
Wl 250

$ 225 25D

5254 484
5127 242
5320 590

$459 000
$ 396 000

50

NM V 4o l4allbd
or(t o )

560 540
520 40
4 40D

$49 2DO

$ 18 000
539 BQD

59 000
$39 800

W 000
$ 100 700

$ 15 200
$ 73 800
$25 2DO

$ 155 04D
5167 040
$ 137 040
$ 137 D40

$ 70 630
523 80

59 800
$49 500
518 ND

$46 200
510 500

$39 6DO

59 000
$ 106 000

$ 16 000
$94 000
$ 36 000

5192 430
$ 176 940
8171 430
446 940

$49 500
$ 13 SN
$ 10 000

551 300
49 80

$33 000
$ 7 50

$ 39 300
$9 00

$ 90 4N
$ 18 00

51DS 50
$ 1 8340
51 50
$ 8 40
$64 60

16 WO
15 000

553 00
17 500
10 DOO

$39 800
$9 ON

$ 32 SDD

57 500
5130 900

I ODD

8 9DO

$ 139 500
51 6 250
$ 1 9 500

1 250
5 250
3 800
16 00
32 00
24 000

$ 37 400
5173 TN

QOD

24
590
800

I DOO

9 10
$ 12 000

6 D00

$ 132 800
$ 52 000

$ 459 000
5396 000
$ 144 NO

$51 000

Fao

93 00

9 00
9 00
9 0
93 0
93 0
93 00
93 00

29 ~ 50
294 50
2 00
2 00
1 600
1 600
1 600
I 600

8 50
108 50
108 50

9 00
9 DO

108 50
85
30
30

3 000
3 00
310 00
310 00
217 00
186 00
217 00
IW 00
77 50
7 50
I 50
9 00
9 00
7 50

24 N
248 N
15 00
186 DO

15 00
186 DO

93 00
9 00
30
75
75
7 50
3 OD

3 OD

7 50
I 50

263 50
263 50
263 50
188 00
155 00
186 00
15 00
52 00
186 00
62 00

124 N
186 00
17 50
7 0
7 0

48 0
24 0

63
35
35
90
90

03 00
03 00
27 00
58 OD

465 00
465 00



Pedod
Nov-IG
NOV-16
Nov-10
Dec-10

Oeml0

Oem10

Oeml0

Jan-11

Jan-11

Jan-11

Jan-11

Jan-11

Feb-11

Feb-11

Feb-11

Feb-11

Feb-11

Ma_11

Ma_11

Ma_11

MaF11

Ap_11,

Ap_111

Apt-111

Apr-11 l

Apr- 11

SUMMARY:

Tool

Call

Call

Call

Call

Call

Call

Call

Call

Call

Call

Call

Call

Call

Ca_l

Call

Call

Call

Call

CaN

Call

Call

Call

Call-Offset

Call (Sold I

Call-Offset

Call (Sold I

South Carolina May-201OlAprll-2011 Review

Report ss of 3131/2011 Close

MMBtus

Counter Original Purchased Per Strlke/Fixed
party Trade Date Price

Month

NYMEX 11/4/2009 20,000 $8.8_ =

NYMEX 3/17/2010 1O0T000 $6.7.=

NYMEX 3/31/2010 110,000 $6.4C

NYMEX 12/1/2009 280r000 $9.0C

NYMEX 3/101201( 130r000 $7.15

NYMEX 3/3012010 140,00( $6.2C

NYMEX 8/11/2010 140_00( $5.5C

NYMEX 1/28/2010 150r00( $9.2G

NYMEX 2/24/2010 150_00( $7.65

NYMEX 3/24/2010 160,00( $6.6(3

NYMEX 7/14/201( 150_00( $6.6(;

NYMEX 8/20/201( 150_00C $5.30

NYMEX 1/29/201( 120,00C $9.35

NYMEX 21231201( 120,00C $7.75

NYMEX 3/24/201C 110,00C $6.85

NYMEX 7/14/201C 120,00C $6.80

NYMEX 8/17/201 ( 120,00C $5.85

NYMEX 3121201C 180,00C $8.50

NYMEX 3/15/201C 100,00C $7.00

NYMEX 8/24/201C 90,00C $6.50

NYMEX 8/11/201( 90,00C $5.66

NYMEX 3/31/201C 260,00C $6.20

NYMEX 10/25/201C -80,00C $4.30

NYMEX 312812011 80,00C $4.30

NYMEX 2/22/2011 -90_00(_ $3.95

NYMEX 3/28/2011 90,00(3 $3.95

12,290,00(3

Purchase Purchaao

Pdce Co_tAPmceeds

$0.330C $6,600

$0.207G $20_700

$0.185G $20,350

$0.360G $100,800

$0.220G $28r600

$0.3050 $42,700

$0.1800 $25,200

$0.2600 $39,000

$0.3650 $54,750

$0.3320 $53,120

$0.2000 $30,000

$0.2570 $38,550

$0.2640 $31,680

$0.3650 $43,800

$0.3100 $34,10(

$0.2050 $24,60(

$0.2150 $25,80(

$0.2300 $41,40(

$0.3300 $33,00(

$0.3000 $27,00(

$0.2900 $26,10(

$0.3000 $78,00(

$0.2300 $18,40C

($0.0740 ($5,9201

$0.144( $12,96C

($0.4240, ($36,160;

2,240,76C

Trade I

Expiration

Date

10/26/201c

10/26/2010 E

10/26/2010 E

111231201(3

1112312010 E

11/2312010 E

11123/2010 E

1212712010 E

12127/2010 E

12/2712010 E

12/27/2010 E

12/27/2010 E

0112612011 E

0112612011 E

01/26/2011 E

01/26/2011 E

01/26/2011 E

0212312011 E

02/23/2011 E

02/23/2011 Ei

02/23/2011

03128/2011

0312812011

0312812011

03/28/2011

0312812011

ExpimUon

Pdce

$0.000

$0.000

$0.000

$0.000_

$0.00(

$0.00(

$0.00(

$0.00(

$0.00(

$0.OO(

$0.00C

$0.00C

$0.00C

$0.00C

$O.OOC

$0.00C

$0.00C

$0.00C

$0.00C

$O.OOC

$0.000

$0.00(3

$0.00(3

$0.00(3

$0.00(3

$0.00(3

Realized

Value

$C

$C

$C

$C

$C

$(3

$(3

$(3

$(3

$(3

$(3

$0

$0

$0

$0

$0

$0

$o

$0

$0

$0

$0

$0

$0

$0

(3,938,64  1

Net VelueRssllsed

Gain or (Loss)

($6,6001

($20_700)

($20r3501

($100,80(3

($28,600)

($42r700)

($25r200)

($39_000)

($54n750)

($83,120)

($30r000)

($38,550)

($31r680)

($43r800)

($34,100)

($24,600)

($25_800

($41_400

($33,000

($27,000

($26,1001

($78_0001

($18,4ooi

$5_92(

($12,96o I

$38_16c

(6,179,3o61

Fees

31.0_

155.0q

t70.5q

434.01

201.51

217.0q

217.0q

232.8q

232.5(

248.0(

232.5(

232.8(

186.0(

186.0(

170.5(

186.0(

186.0(

279.0(

155.0

139.5(

139.5(

403.0(

124.0(

1240(

139.5(

139.5(

22,304.50

SOMh C 0 M 7-2010/Apnl-2011 Roun
Re art as of 3M172011 Close

Period 'Cool Co aM/
panp

Orlplnal
Fraus CaM

MMSI
Purchased P

Month

SutueMlxod
Pries

P rch M
PNM

Ps/shoes
Coal/P/aceous

7 d I

E*plrado
Cab

E*plMuon
P/Me

Realhad
Va 10M

Net Value Realhod
Gain or $boss)

N -10 C
No -IOC 0

N -100 0

Cec-10 0 3

0 c-10 Call
0 c-10 Call
Dec-10 C 0

J -110
Jan-11 0 0

J -11 0
J -11 Coll
J -110 3

Feb-11 0 II

F b 11 Call
Fsb.ll Call
F 1-11 0
F b-11 Call
M 110

NYM X
NYM X

NYM X

NYM X

NYM X

NYM X

NYM X
NYM X

NYM X

NYMEX
NYMEX
NYMEX
NYM X
NYM X

NYM X

NYM X

NYM X

NYM X

U4/2009
I17I2010
/3U2010
2IU2009
/10/20 0
/30/20 0
ill/20 0
/28/20 0

2I24/20 0
3I24I20 0
7I14I20
8I20I2D D

U29/2010
2I23I2010
3I24I2010
7I14I2010
GI17I2DIO

3I2/2DI 0

20 000
100 000
I 0 000
280 000
130 000
140 00
140 00
150 Dcc
150 000
160 000
150 000
150 000
120 DOO

120 000
110 000
1 2D ODO

120 000
180 ODO

20

60

0 3300
0 2070
0 1850
0 3600
0 2200
0 3050
D 1800
026 0
0 3650
033 0
020 0
025 0
0 264
0 3650
0 3100
0 2050
0 2150
0 2300

$6 600
$2D 700
$20 350

$ 10 800

10/26/201D
ID/26/2010 E
ID/26/2010 E

III2 I2010

3 680 OI
4 000I
3 00 0/2
2 600 0 /2
25 8DO 0 /2
4 400 02/2

/2011
IZDI I

I2011
/2011
/2011

011

2 6DO IU23/ 010
$4 700 lu 3/ 010

2 20 IU 3I 010
3 00 12I 7I2010
54 750 12I 7/201D
53 12D 12/ 7/2010
30 000 12/ 7/2010
38 5D 12/ 7/2010

0 00
0 00
0 000
0 000
0 000

$0 000
0 000
0 DDO

0 000
0 000
0 000
0 000
D 000
0 00
0 000
0 DOO

0 000
0 000

$6 600
$20 700
$20

00
28 600

0042
52
90

50
3 120
0 000
85 0
16 0
3 800

34 100
4 600
5 800

~Dc

I 00
I 500
I 050
4 00
2 50
2 00
2 00
2 250
2 25
248 0
2 25
2 25D
I GOD
I 600
170 50
188 00
I a6 00
279 00

Ma.ll Call
M -11 0
Mar.l I Call
A -11 0
A -11 Call-Offset
A n11 C 0 Gold
A et I Cau-CG

NYM X

NYM X

NYM X

NYM X

NYM X

NYM X

3I15I2010
5/24I2010
8/IU2010
3/3U2010

10/25/2010
3/28/2011

IDD 000
90 000
90 00

260 00
.80 000
80 DOO

00
6 50
560
6 0
4 0
4 0

0 3300
0 3000
0 2900
D 3000
0 2300

$0 D740

ODO 02I2
000 02/2
10 02I2
00 03I2

I 011
I 011
I 011
I Dll

I 400 03/28/2011 E
$ 920 03/2 /2011 E

0 000
0 000
0 DOO

0 DOO

0 000
0 000

3 000
27 000
26 100
78 000
18 4DO

$5 920

155 00
139 50
139 50
403 DO

124 DO

124 0

A all Cas 6 Id

SUMMARY

NYM X

NYM X

2/22/2011
3/28/2011

-90 OOD

90 OOD

12 290 000
3 5

$0 1440
$0 4240

12 96D D3/28/2011 E
$38180 D3/28/2011 E

2 240 760

0 000
D 000 $ D

3 938 546

512 960
$38 160

139 5
139 50

f1179 306 22 304 50



Open Positions - South Carolina

Period Tool

May-11 Call

MMBtus
Counter

Trade Date Purchased
party Per Month

Report as of 313112011 Close

Trade I

StrikelFIxed Purchase Purchase Expiration

Price Price Cost/Proceeds Date

$6.10 $0.3400 $57,800 04/26/2011 E

NYMEX Net Value vs.

Market Market Value ! Current Market

Price Value

$0.0001 $17 ($57,783)NYMEX 4/30/2010 170,000

May-11 Call NYMEX 9/28/2010 90,000 $4.90 $0.2500 $22,500 04/26/2011 E $0.0288 $2,592 ($19,908)

May-11 Call NYMEX 10/25/2010 80,000 $4.35 $0.2475 $19,800 04/26/2011 E $0.1861 $14,888 ($4,912)
May-11 Call NYMEX 2/25/2011 90,000 $4.10 $0.1580 $14,220 04/2612011 E $0.3456 $31,104 $16,88,1

Jun-11 Call NYMEX 6/1/2010 180,000 $6.90 $0.2050 $36,900 05/25/2011 E $0.0009 $162 ($36,738)

Jun-11 Call NYMEX 10/27/2010 100,000 $4.70 $0.2380 $23,800 05/25/2011 E $0.1477 $14,770 ($9,030)

Jun-11 Call NYMEX 10/29/2010 90,000 $4.75 $0.2350 $21,150 05/25/2011 E $0.1326 $11,934 ($9,216)

Jun-11 Call NYMEX 3/2/2011 90,000 $4.20 $0.1650 $14,850 05/25/2011 E $0.3856 $34,704 $19,85,l

Jul-11 Call NYMEX 7/1/2010 80,000 $7.00 $0.2450 $19,600 06127/2011 E $0.0064 $512 ($19,088)

Jul-11 Call NYMEX 8/26/2010 70,000 $5.90 $0.1850 $12,950 06/27/2011 E $0.0310 $2,170 ($10,780)

Jul-11 Call NYMEX 10/25/2010 80,000 $4.75 $0.2400 $19,200 06/27/2011 E $0.2212 $17,696 ($1,504)

Jul-11 Call NYMEX 2/2/2011 70,000 $5.15 $0.1840 $12,880 06/27/2011 E $0.1147 $8,029 ($4,851)

Jul-11 Call NYMEX 31212011 80,000 $4.45 $0.1620 $12,960 06/27/2011 E $0.3484 $27,872 $14,91,'

AuQ-11 Call NYMEX 7/30/2010 80,000 $6.75 $0.2400 $19,200 07/26/2011 E $0.0171 $1,368 ($17,832)

Aug-11 Call NYMEX 8131/2010 70,000 $5.95 $0.2200 $15,400 07/26/2011 E $0.0525 $3,675 ($11,725)

Aug-11 Call NYMEX 10/25/2010 80,000 $4.95 $0.2450 $19,600 07126/2011 E $0.2192 $17,536 ($2,064)

AuQ-11 Call NYMEX 2/2/2011 70,000 $5.30 $0.1840 $12,880 07126/2011 E $0.1346 $9,422 ($3,458)
Aug-11 Call NYMEX 3/2/2011 80,000 $4.60 $0.1670 $13,360 07/26/2011 E $0.3461 $27,688 $14,328

Sep-11 Call NYMEX 8/31/2010 80,000 $5.90 $0.2750 $22,000 08/26/2011 E $0.0884 $7,072 ($14,928)

Sep-11 Call NYMEX 9/22/2010 80,000 $6.25 $0.1650 $13,200 08126/2011 E $0.0584 $4,672 ($8,528)

Sep-11 Call NYMEX 10/27/2010 90,000 $5.35 $0.2380 $21,420 08/26/2011 E $0.1695 $15,255 ($6,165)

Sep-11 Call NYMEX 2/2/2011 80,000 $5.50 $0.1840 $14,720 08/26/2011 E $0.1421 $11,368 ($3,352)

Sep-11 Call NYMEX 3/2/2011 80,000 $4.80 $0.1650 $13,200 08/26/2011 E $0.3225 $25,800 $12,600

Oct-ll Call NYMEX 9/30/2010 120,000 $5.90 $0.2400 $28,800 09/27/2011 E $0.1315 $15,780 ($13,020)

Oct-ll Call NYMEX 10/18/2010 120,000 $5.50 $0.2650 $31,800 09/27/2011 E $0.1976 $23,712 ($8,088)

Oct-ll Call NYMEX 1/4/2011 130,000 $6.20 $0.1900 $24,700 09/27/2011 E $0.0972 $12,636 ($12,064)

Oct-ll Call NYMEX 2/2/2011 120,000 $5.95 $0.1700 $20,400 0912712011 E $0.1250 $15,000 ($5,400)

Oct-ll Call NYMEX 3/2/2011 120,000 $5.10 $0.1600 $19,200 09/27/2011 E $0.2964 $35,568 $16,368

Nov-11 Call NYMEX 10/29/2010 400,000 $5.70 $0.2850 $114,000 1012612011 E $0.1900 $76,000 ($38,000)

Nov-11 Call NYMEX 11/17/2010 100,000 $5.60 $0.2550 $25,500 10/2612011 E $0.2108 $21,080 ($4,420)

Dec-11 Call NYMEX 12/2/2010 350,000 $5.90 $0.3050 $106,750 11/23/2011 E $0.2052 $71,820 ($34,930)

Jan-12 Call NYMEX 1/3/2011 240,000 $6.30 $0.3200 $76,800 12/27/2011 E $0.1820 $43,680 ($33,120)

Jan-12 Call NYMEX 2/15/2011 130,000 $5.65 $0.2350 $30,550 12/27/2011 E $0.3295 $42,835 $12,28b

Feb-12 Call NYMEX 1/31/2011 290,000 $6.35 $0.2050 $59,450 01/26/2012 E $0.1934 $56,086 ($3,364)

Feb-12 Call NYMEX 2/15/2011 150,000 $5.70 $0.2400 $36,000 01/26/2012 E $0.3343 $50,145 $14,14_

Mar-12 Call NYMEX 3/1/2011 220,000 $6.00 $0.1950 $42,900 02/2412012 E $0.2644 $58,168 $15,26u

Mar-12 Call NYMEX 3/2/2011 120,000 $6.00 $0.1820 $21,840 02/24/2012 E $0.2644 $31,728 $9,88u
$844,544 ($247,736)

SUMMARY: 4,670,000 $1,092,280

0 n Posltlons - South CaroRrw
Re rt as of 3/31/2011 Close

Period

May-11
May-11

Ma -11
May-1 t
Jun-1 1

Jun-11
Jun-11
Jun-11

Jul-11
Jul-11

Jul-11
Jul-11
Jul-11

Au -11

AU9-11

AU -11

AU -11
Aug-11

Sep-11
Sep-11
Se 11

Sep-11
Sap-11

Oct-11
Oct-11

Tool

Call
Call

Call
Call

Cell

Call
Call
Call

Call

Call

Call
Call
Call

Call
Call

Call

Call
Call

Cell

Call

Cell

Call
Call

Call
Call

Con/Itsy 7
party

NYMEX 4)30/2010
NYMEX 9/28/2010
NYMEX 10/25/2010
NYMEX 2/25/2011

NYMEX 6I1I2010
NYMEX 10/27I2010
NYMEX 10I29I2010
NYMEX 3)2)2011

NYMEX 7)1)2010
NYMEX 8/26/2010
NYMEX 10/25/2010
NYMEX 2/2/2011
NYMEX 3/2/2011

NYMEX 7/30/2010
NYMEX 8/31/2010
NYMEX 10/25/2010
NYMEX 2/2/2011
NYMEX 3/2I2011

NYMEX 8/31I2010
NYM EX 9/22/2010
NYMEX 10/27/2010
NYMEX 2/2/2011
NYMEX 3(2)2D11

NYMEX 9)30)2010
NYMEX 10/18/2010

MIIBtus
Purchased
Per Month

170,000
90,000
80,000
90,000

180,000
100,000
90,000
90,000

80,000
70,000
80,DOD

70,DOO

80,000

80,000
70,000
80,000
70,000
80,000

80,000
80. 000
90,000
80,000
80,DOO

120.000
120,000

Strike/Fixed
Price

$6 10

$4.90

$4 35
$4 10

$6 90
$4 70
$4 75
$4 20

$7 00

$5 90

$4 75

$5 15
$4 45

$6 75
$5 95
$4 95
$5 30
$4 60

$59D
$6 25

$5 35

$5 50
$4 80

$5 90

$5 50

Purchase
Pdce

$0 3400

$0 2500
$0 2475
$0 1580

$0 2050
ID.2380
$0 2350
$0.1650

$0 2450
$0 1850

$0 240D

$0 1840
$0 1620

$024DO

$0 2200
$0 2450
$ D 1840
$0.1670

$0 2750
$0 1650
$0 2380
$0.1840
$0 1650

$0 240D

$0 2650

PUIchsss
Cost/Proceeds

$57,800
$22,500
$19,800
$14,220

$36,900
$23,800
$21,150
$ 14,850

$ 19,600

$ 12,950

$ 19,200
$ 12,880
$ 12,960

$ 19,200
$15,400
$19,600
$ 12,880
$ 13,360

$22,000
$ 13,200
$21,420
$ 14,720
$ 13.200

$28,800
$31,800

Trade/
Esplratlort

Cata

04/26/2011 E

04/26/2011 E

04/26/2011 E
04/26/2011 E

05/25/2011 E

05/25/2011 E

05/25/2011 E
D5/25/2011 E

06I27/2011 E
06I27/2011 E

06/27/2011 E

06)27/2011 E
06I27I2011 E

07/26/2011 E

07/26/2011 E

D7/26/2D11 E

07/26/201 1 E
07/26/2011 E

08/26/2011 E

08/26/2011 E

08I26/2011 E

08/26/2011 E
08/26/2011 E

09/27/2011 E

09/27/2011 E

NYMEX
Market
Pose

$0 0001

$0 0288
$0 1861
$0 3456

$0 0009
$0 1477

$0 1326
$D.3856

$0 0064
$0 0310

$0 2212
$0 1147
$0 3484

$0 0171

$0 0525

$0 2192
$0 1346
$0 3461

$0 0884
$0 0584

$ D 1695
$0 1421
$0 3225

$0 1315
$0 1976

Market Value

$ 17

$2,592
$ 14. 888
$31.104

$162

$14,770
$11,934
$34 704

$512

$2,170
$ 17,696

$8,029
$27,872

$1,368
$3,675

$17. 536

$9,422
$27,688

$7,D72

$4,672
$ 15,255
$ 11,368
$25,800

$ 15,780

$23,712

Net Value vs.
Current Market

VSIUS

$57,783)
($ 19,908

($4,912)
$ 16,884

($36,738)

($9,03D

($9,216)
$19,854

($19,D88)

($ 1 0,780)

($ 1,504)
($4,851)
$ 14,912

($ 17,832)

($ 11,725)
($2,064

($3,458)
$14,328

($ 14,928)
($8,528)
($6,165
($3,352)
$ 12,600

($ 13,020)

($8,088

Oct-11
Oct-11
Oct-11

Nov-11
Nov-11

ec-11

Jen-12
Jan-12

Fab-12
Feh-12

Mar-12
Mar-12

SUMMARY

Call

Call
Call

Call
Call

all

Call
Call

Call
Call

Call
Call

NYMEX 1/4/2D11

NYMEX 2/2/2011
NYMEX 3)2)2011

NYMEX 10I29/2010
NYMEX 11/17/2010
N 1 2010

NYMEX 1/3/2011
NYM EX 2/15/2011

NYMEX 1)31)2011
NYMEX 2/15/2011

NYMEX 3/1/2011
NYMEX 3/2/2011

130,000
120,000
120,000

400,000
100,000
350,000
240.000
130.00D

290,0DO
15D,OOO

22D.DOO
120,000

,0004,

$6 20

$5 95
$5 10

$570
$5 60
$5 90

$6 3D

$5 65

$6.35
$5 70

$6 00
$6 00

$0 19DO

$0 1700
$0 1600

$0 2850
$0 2550

0 30

$0 3200
$0 2350

$0 2050
$0.240D

$0 1950
$0 1820

$24,700
$2D,400
$19,200

$ 114,000
$25,500
1D6,750

$76,800
$30,550

$59,450
$36.00D

$42,900
$21,840

1,09, 0

09)27)201 1 E

09/27/2011 E
09)27(2011 E

10/26/2D11 E
10/26/2011 E

11 /2011

12/27/2011 E
12/27/2011 E

01/26/2012 E
01/26/2012 E

02/24/2012 E
02/24/2012 E

$0 0972
$0.1250
$0 2964

$0 1900
$0 2108

0. 20

$0 1820
$0. 3295

$0 1934
$0 3343

$0 2644
$0 2644

$ 12,636
$ 15,000
$35,568

$76,000
$21,080

1, 20

$43,680
$42,835

$56,086
$50,145

$58,168
$31,728
844, 4

($ 12,064)
$5,400)
$ 16,368

$38. 000)
($4.420)

( 34,930)

($33,120)
$ 12,285

($3,364)
$ 14,145

$ 15,268
$9,888

( 247,736)


